A COUNTEREXAMPLE RELATED TO We note that the condition (Ap) plays an important role in various weighted norm inequalities for martingales (see [6] for example) and that BMO = { M : } ( see [3] Now, let p>a(M). Then, letting 0ep-a(M) and using Holder's inequality with exponents (p-1) /E and we find
So, noticing a(M)=oo, it turns out that the first conditional expectation on the right hand side is bounded by some constant. Furthermore, the second one is also bounded by some constant, since Z satisfies (Ap-~).
Thus we have p>_a(-M).
From this result it follows that the example given at the beginning of this paper does not belong to L°°.
More generally, it is proved in [1] that BMO ~ L°° if BMO ~ L°°.
